STATE OF ILLINOIS
OFFICE OF THE TREASURER

Inventory Report
Position holdings as of September 23, 2016
WAM 44.13 WAL 87.90 days as of September 23, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS

99BMO0164 Bmo Capital Markets 9/26/2016 0.290 150,000,000.00 150,000,000.00
99BNS0164 Bank Of Nova Scotia 9/26/2016 0.310 450,000,000.00 450,000,000.00
99HSBCO0164 Hshc 9/26/2016 0.290 600,000,000.00 600,000,000.00
99SNT0164 Sun Trust 9/26/2016 0.300 100,000,000.00 100,000,000.00
99WFC0164 Wells Fargo 9/26/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,350,000,000.00 1,350,000,000.00

COMMERCIAL PAPER

00084BJT2 Abn Amro 9/27/2016 0.604 49,999,180.56 49,997,916.50
00084BKK9 Abn Amro 10/19/2016 0.696 19,991,311.11 19,993,341.20
00084BKR4 Abn Amro 10/25/2016 0.758 29,982,116.67 29,987,386.80
00084BKTO Abn Amro 10/27/2016 0.780 19,986,738.89 19,991,027.80
00282CK35 Abbott Laboratories 10/3/2016 0.630 39,995,100.00 39,995,833.20
01854VJT4 Alliance Cap Mgmt L P 9/27/2016 0.470 24,999,673.61 24,998,958.25
03948GJV6 Archer Daniels Midland Co. 9/29/2016 0.420 24,999,125.01 24,998,395.75
06366GJS9 Bank Of Montreal 9/26/2016 0.640 40,000,000.00 39,998,586.80
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,991,250.00 24,991,716.75
06366GLU1L Bank Of Montreal 11/28/2016 0.863 49,924,750.00 49,936,200.00
19121AKJ9 Coca Cola 10/18/2016 0.591 39,985,822.22 39,988,916.80
19121AL82 Coca Cola 11/8/2016 0.624 34,974,498.61 34,980,590.40
19121ALH2 Coca Cola 11/17/2016 0.702 24,974,722.22 24,982,048.50
19121AMF5 Coca Cola 12/15/2016 0.612 39,946,666.67 39,945,588.80
24422CK77 John Deer 10/7/2016 0.460 32,745,396.80 32,744,969.27
24423MK66 John Deer 10/6/2016 0.450 23,497,062.50 23,496,690.50
40434PK54 HSBC USA, Inc. 10/5/2016 0.510 24,996,812.50 24,996,916.75
40434PKD7 HSBC USA, Inc. 10/13/2016 0.701 34,988,430.56 34,992,027.70
40434PL12 HSBC USA, Inc. 11/1/2016 0.812 39,968,600.00 39,978,116.80
40434PL87 HSBC USA, Inc. 11/8/2016 0.842 19,979,933.33 19,986,200.00
40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,848,286.81 84,868,958.05
43851TL46 Honeywell International, Inc. 11/4/2016 0.545 12,992,535.83 12,993,084.00
43851TLA2 Honeywell International, Inc. 11/10/2016 0.515 16,739,531.25 16,739,458.72
43851TLF1 Honeywell International, Inc. 11/15/2016 0.548 24,981,250.00 24,981,891.75
4497W0L14 ING Funding LLC 11/1/2016 0.731 19,985,400.00 19,986,805.00
4497WOM62 ING Funding LLC 12/6/2016 0.938 19,963,711.07 19,968,714.40
59515MNB7 Microsoft 1/11/2017 0.662 49,901,916.76 49,894,583.50
62478XKH2 Mufg Union Bank 10/17/2016 0.601 49,982,500.00 49,984,766.50
64105GKJ2 Nestle Capital Corp. 10/18/2016 0.550 19,993,400.00 19,994,680.60

64105GL85 Nestle Capital Corp. 11/8/2016 0.543 49,968,347.22 49,971,697.00
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313385KV7 Federal Home Loan Bank
TOTAL FHLB DISCOUNT NOTES
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0.674

0.496

14,905,933.33

89,656,739.58

24,998,083.33
50,007,197.80
15,951,844.71

90,957,125.84

11,990,140.00

11,990,140.00

14,933,086.18
44,996,877.23

59,929,963.41

24,976,166.64
14,965,729.10

39,941,895.74

50,000,000.00
25,000,000.00
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Legg Mason Western Asset Inst Gov't
Morgan Stanley Lig Govt Inst
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REPORT TOTAL

NAV 1.000144132
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149,990,083.33
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24,981,944.45

9,814,754.86

24,999,341.66
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5,994,529.66

25,000,000.00
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25,000,000.00
15,000,000.00
99,983,944.44

565,753,265.07

506,231,014.41
95,376,304.24
50,000,000.00
93,334,001.18
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5,392,736,314.21

149,994,150.00

149,993,400.00

24,991,675.00

9,814,087.19

25,001,025.00

9,999,230.00

5,994,360.00

24,996,675.00

24,994,800.00

25,000,000.00
15,000,000.00
99,983,944.00
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5,393,513,581.44



